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ABSTRAK 
 
RESTI FEBTRIANI. Pengaruh Current Ratio (CR), Debt To Equity Ratio (DER), 
Earning Per Share (EPS), dan Price To Book Value (PBV) Terhadap Return 
Saham Syariah Yang Terdaftar Pada Jakarta Islamic Index (JII) Di Bursa Efek 
Indonesia Periode 2010-2013.  
Fakultas Ekonomi Universitas Negeri Jakarta. 2015. 
 
 
Penelitian ini bertujuan untuk mengetahui pengaruh rasio keuangan yang diukur 
dengan menggunakan variabel Current Ratio, Debt To Equity Ratio, Earning Per 
Share, dan Price To Book Value tehadap Return Saham Syariah yang terdaftar 
pada Jakarta Islamic Index di Bursa Efek Indonesia periode 2010-2013. Teknik 
pengambilan sampel menggunakan metode purposive sampling. Jumlah Sampel 
pada penelitian ini sebanyak 24 perusahaan saham syariah.  Teknik analisa data 
yang digunakan dalam penelitian ini adalah analisis regresi data panel.  Hasil 
pengujian secara parsial menunjukkan bahwa: a) CR berpengaruh negatif namun 
tidak signifikan terhadap return saham syariah.  b) DER berpengaruh negatif dan 
signifikan terhadap return saham syariah. c) EPS berpengaruh positif namun tidak 
signifikan terhadap return saham syariah. d) PBV berpengaruh positif dan 
signifikan terhadap return saham syariah. Sedangkan hasil pengujian secara 
simultan CR, DER, EPS, dan PBV berpengaruh signifikan terhadap return saham 
syariah. 
 
 
Kata kunci : Return, Saham Syariah, Current Ratio, Debt To Equity Ratio, 
Earning Per Share, dan Price To Book Value. 
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ABSTRACT 
 
RESTI FEBTRIANI. The Effect of Current Ratio (CR), Debt To Equity Ratio 
(DER), Earning Per Share (EPS), And Price To Book Value (PBV) On Stock 
Return Sharia Listed At Jakarta Islamic Index (JII) In Indonesia Stock Exchange 
Periode 2010-2013.  
Faculty of Economics State University Of Jakarta. 2015. 
 
 
The purpose of this research is to know the effect of financial ratios that consists 
of Current Ratio, Debt To Equity Ratio, Earnings Per Share, and Price To Book 
Value on stock return sharia listed at Jakarta Islamic Index (JII) in Indonesia 
Stock Exchange (BEI) period 2010-2013. The sampling technique using purposive 
sampling method. The number of samples in this research is 24 stock islamic 
company.  Data analysis technique that used in this research is panel data 
regression analysis.  The results of partial test showed that: a) CR but not 
significant negative effect on stock return of sharia.  b) DER have a negative and 
significant impact on stock returns of sharia. c) EPS but not significant positive 
effect on stock return of sharia. d) PBV have a negative and significant impact on 
stock returns of sharia. While the result of simultaneously CR, DER, EPS, and 
PBV have a significant effect on impact on stock returns of Sharia.    
 
Keyword : Return, Stock Sharia, Current Ratio, Debt To Equity Ratio, Earning 
Per Share, dan Price To Book Value.  
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